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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For September 2008

Broker Fees

Software

Data Feed

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

579.00 15,817.85 107.52 16,504.37

91,465.72 91,465.72

- 99,000.00 4,500.00 103,500.00

- 43,400.78 2,140.50 45,541.28

- 271,437.19 7,480.68 278,917.87

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 521,121.54 14,228.70 535,929.24

2,337,480.00 23,941,268.70 179,709.00 26,458,457.70

Total 2,338,059.00 24,462,390.24 193,937.70 26,994,386.94

Interest Rate 0.3734%



Page: 1 JBE&GLAST MONq"H

ZAI*NET Version: 603, Build: 4599CC
Database: Zainet_Merant_Prod

SCE&G September 2008 Results

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost

..... ======= ======== ========= ...... ==== ============ ==== ..... == z=== .... ==== ========= ..... ====

Trade Type: FIXED FINA

03MAR08 PUT 28.10 01SEP08 7.93 0.345 0.000 (96,945.00)

03MAR08 PUT 7.50 01SEP08 8.27 0.445 0.000 (33,375.00)

35.60

06OCT08 14:42

a/o 30SEP08

Current Value Mark to Market

= .... = ..... ======= ...... ====== ..... =====

0.00 (96,945.00)

0.00 (33,375.00)

..........................................................

(130,320.00) 0.00 (130,320.00)

Trade Type: FIXED SWAP

27FEB07 0.30 01SEP08 0.00 7.958 8.394 (23,872.80)

06MAR07 0.30 01SEP06 0.00 7.950 8.394 (23,850.00)

07MAR07 10.40 01SEP08 0.00 7.950 8.394 (826,800.00)

13MAR07 0.30 01SEP08 0.00 8.338 8.394 (25,014.00)

20MAR07 0.30 01SEP08 0.00 8.366 8.394 (25,097.40)

27MAR07 0.30 01SEP08 0.00 8.080 8.394 (24,240.00)

03APB07 0.30 01SEP08 0.00 8.192 8.394 (24,576.00)

10APR07 0.30 01SEP08 0.00 6.410 8.394 (25,230.00)

17APR07 0.30 01SEP08 0.00 8.290 8.394 (24,870.00)

24APR07 0.30 01SEP06 0.00 8.406 8.394 (25,218.00)

01MAY07 0.30 01SEP08 0.00 8.442 8.394 (25,326.00)

08MAY07 0.30 01SEP08 0.00 8.447 8.394 (25,341.00)

15MAY07 0.30 01SEP08 0.00 9.260 6.394 (27,780.00)

22MAY07 0.30 01SEP08 0.00 8.580 8.394 (25,740.00)

29MAY07 0.30 01SEP08 0.00 8.519 8.394 (25,557.60)

05JUN07 0.30 01SEP08 0.00 8.755 8.394 (26,265.00)

19JUN07 0.30 01SEP08 0.00 8.734 8.394 (26,202.00)

26JUN07 0.30 01SEP08 0.00 8.041 8.394 (24,121.50)

03JUL07 0.30 01SEP08 0.00 7.891 8.394 (23,672.10)

10JUL07 0.30 01SEP08 0.00 7.922 8.394 (23,766.60)

17JUL07 0.30 01SEP08 0.00 8.038 8.394 (24,114.00)

24JUL07 0.30 01SEP08 0.00 7.989 8.394 (23,967.90)

31JUL07 0.30 01SEP08 0.00 8.374 8.394 (25,122.00)

07AUG07 0.30 01SEP08 0.00 8.100 8.394 (24,300.00)

14AUG07 0.30 01SEP08 0.00 8.324 8.394 (24,971.10)

21AUG07 0.30 01SEP08 0.00 7.854 8.394 (23,562.00)

28AUG07 0.30 01SEP08 0.00 7.651 8.394 (22,953.90)

04SEP07 0.30 01SEP08 0.00 7.600 8.394 (22,800.00)

IISEP07 0.30 01SEP08 0.00 7.690 8.394 (23,070.00)

18SEP07 0.30 01SEP08 0.00 7.878 8.394 (23,634.60)

25SEP07 0.30 01SEP08 0.00 7.845 8.394 (23,533.50)

090CT07 0.30 01SEP08 0.00 7.820 8.394 (23,460.00)

16OCT07 0.30 01SEP08 0.00 8.047 8.394 (24,141.90)

23OCT07 0.30 01SEP08 0.00 7.830 8.394 (23,490.00)

30OCT07 0.30 01SEP08 0.00 8.230 8.394 (24,690.00)

06NOV07 0.30 01SEP08 0.00 8.080 8.394 (24,239.70)

13NOV07 0.30 01SEP08 0.00 8.193 8.394 (24,579.00)

20NOV07 0.30 01SEP08 0.00 7.883 8.394 (23,649.60)

27NOV07 0.30 01SBP08 0.00 7.892 8.394 (23,676.00)

04DEC07 0.30 01SEP08 0.00 7.465 8.394 (22,394.10)

IIDEC07 0.30 01SEP08 0.00 7.580 8.394 (22,740.00)

18DEC07 0.30 01SEP08 0.00 7.670 8.394 (23,010.00)

26DEC07 0.30 01SEP08 0.00 7.575 8.394 (22,725.00)

02JAN08 0.30 01SEP08 0.00 8.060 8.394 (24,178.80)

08JILN08 0.30 01SEP08 0.00 8.214 8.394 (24,642.00)

15JAN08 0.30 01SEP08 0.00 8.427 8.394 (25,280.70)

29J/LN08 0.30 01SEP08 0.00 8.244 8.394 (24,732.90)

05FEB08 0.30 01SEP08 0.00 8.290 8.394 (24,870.30)

12FEB08 0.30 01SEP08 0.00 8.812 8.394 (26,436.00)

19FEB08 0.30 01SEP08 0.00 9.094 8.394 (27,281.40)

26FEB08 0.30 01SEP08 0.00 9.470 8.394 (28,410.00)

04MAR08 0.30 01SEP08 0.00 9.499 8.394 (28,497.60)

IIMAR08 0.30 01SEP08 0.00 10.224 8.394 (30,672.00)

18MAR08 0.30 01SEP08 0.00 9.535 8.394 (28,603.80)

25MAR08 0.30 01SEP08 0.00 9.793 8.394 (29,379.00)

01APR08 0.30 01SEP08 0.00 9.817 8.394 (29,451.00)

08APR08 0.30 01SEP08 0.00 10.131 8.394 (30,393.00)

15APR08 0.30 01SEP08 0.00 10.489 8.394 (31,467.00)

25,182.00 1,309.20

25,182.00 1,332.00

872,976.00 46,176.00

25,182.00 168.00

25,182.00 84.60

25,182.00 942.00

25,182.00 606.00

25,182.00 (48.00)

25,182.00 312.00

25,182.00 (36.00)

25,182.00 (144.00)

25,182.00 (159.00)

25,182.00 (2,598.00)

25,182.00 (558.00)

25,182.00 (375.60)

25,182.00 (i,083.00)

25,182.00 (1,020.00)

25,182.00 1,060.50

25,182.00 1,509.90

25,182.00 1,415.40

25,182.00 1,068.00

25,182.00 1,214.10

25,182.00 60.00

25,182.00 882.00

25,182.00 210.90

25,182.00 1,620.00

25,182.00 2,228.10

25,182.00 2,382.00

25,182.00 2,112.00

25,182.00 1,547.40

25,182.00 1,648.50

25,182.00 1,722.00

25,182.00 1,040.10

25,182.00 1,692.00

25,182.00 492.00

25,182.00 942.30

25,182.00 603.00

25,182.00 1,532.40

25,182.00 1,506.00

25,182.00 2,787.90

25,182.00 2,442.00

25,182.00 2,172.00

25,182.00 2,457.00

25,182.00 1,003.20

25,182.00 540.00

25,182.00 (98.70)

25,182.00 449.10

25,182.00 311.70

25,182.00 (1,254.00)

25,182.00 (2,099.40)

25,182.00 (3,228.00)

25,182.00 (3,315.60)

25,182.00 (5,490.00)

25,182.00 (3,421.80)

25,182.00 (4,197.00)

25,182.00 (4,269.00)

25,182.00 (5,211.00)

25,182.00 (6,285.00)
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Trade Date PUT/CALL Contracts Month Strike Price Trade

= ........ === ...... == == ...... ==== .... === = ....... ==== =====_

22APR08 0.30 01SEP08 0.00 11.056

29APR08 0.30 01SEP08 0.00 11.083

06MAY08 0.30 01SEP08 0.00 11.455

20MAY08 0.30 01SEP08 0.00 11.532

27MAY08 0.30 01SEP08 0.00 12.032

03JUN08 0.30 01SEP08 0.00 12.420

10JUN08 0.30 01SEP08 0.00 12.726

17JUN08 0.30 01SEP08 0.00 13.060

24JUN08 0.30 01SEP08 0.00 13.302

01JUL08 0.30 01SEP08 0.00 13.612

08JUL08 0.30 01SEP08 0.00 12.601

15JUL08 0.30 01SEP08 0.00 I1.642

22JUL08 0.30 01SEP08 0.00 10.089

29JUL08 0.30 01SEP08 0.00 9.082

31.70

JBE&GLAST MONTH 06OCT08 14:42

Database: ZainetMerant_Prod a/o 30SEP08

SCE&G September 2008 Results

Price Market Price Total Cost Current Value Mark to Market

========= ............ ========= ........ ============ ......... ===========

8.394 (33,168.30) 25,182.00 (7,986.30)

8.394 (33,249.00) 25,182.00 (8,067.00)

8.394 (34,365.60) 25,182.00 (9,183.60)

8.394 (34,596.00) 25,182.00 (9,414.00)

8.394 (36,096.00) 25,182.00 (10,914.00)

8.394 (37,260.00) 25,182.00 (12,078.00)

8.394 (38,178.00) 25,182.00 (12,996.00)

8.394 (39,180.00) 25,182.00 (13,998.00)

8.394 (39,906.00) 25,182.00 (14,724.00)

8.394 (40,834.50) 25,182.00 (15,652.50)

8.394 (37,803.60) 25,182.00 (12,621.60)

8.394 (34,926.00) 25,182.00 (9,744.00)

8.394 (30,267.00) 25,182.00 (5,085.00)

8.394 (27,247.20) 25,182.00 (2,065.20)

..........................................................

(2,758,737.00) 2,660,898.00 (97,839.00)

Trade Type: FUTURE

07MAR07 12.00 01SEP08 0.00 7.980

27AUG08 (2.00) 01SEP08 0.00 8.325

27AUG08 (I.00) 01SEP08 0.00 8.330

27AUG08 (1.00) 01SEP08 0.00 8.370

27AUG08 (3.00) 01SEP08 0.00 8.375

27AUG08 (i.00) 01SEP08 0.00 8.380

27AUG08 (i.00) 01SEP08 0.00 8.390

27AUG08 (2.00) 01SEP08 0.00 8.430

27AUG08 (i.00) 01SEP08 0.00 8.500

0.00

67.30 *01SEP08

67.30

8.394 (957,600.00) 1,007,280.00 49,680.00

8.394 166,500.00 (167,880.00) (1,380.00)

8.394 83,300.00 (83,940.00) (640.00)

8.394 83,700.00 (83,940.00) (240.00)

8.394 251,250.00 (251,820.00) (570.00)

8.394 83,800.00 (83,940.00) (140.00)

8.394 83,900.00 (83,940.00) (40.00)

8.394 168,600.00 (167,880.00) 720.00

8.394 85,000.00 (83,940.00) 1,060.00

...................................................

48,450.00 0.00 48,450.00

.....................................

(2,840,607.00) 2,660,898.00 (179,709.00)

(2 , 840 , 607 . 00) 2,660,898 .00 (179,709 . 00)
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Trade Date Contracts Month

=====-====== ============ zz===z=

Trade Type: FIXED FINA

28APR08 72.400 01OCT08

Trade Type: FIXED SWAP

26SEP08 (9.700) 01OCT08

Trade Type: FUTURE

26SEP08 0.000 01OCT08

62.700 *01OCT08

Trade Type: FIXED FINA

01MAY08 98.900 01NOV08

Trade Type: FIXED SWAP

29JLrL08 49.200 01NOV08

Trade Type: FUTURE

10MAY07 18.000 01NOV08

166.100 *01NOV08

Trade Type: FIXED FINA

29MAY08 125.500 01DEC08

Trade Type: FIXED SWAP

29JUL08 100.000 01DEC08

Trade Type: FUTURE

13J_/N07 38.000 01DEC08

Trade Type: OPTION

29MAY08 30.000 01DEC08

293.500 *01DEC08

Trade Type: FIXED FINA

29MAY08 134.100 01JAN09

Trade Type: FIXED SWAP

29JUL08 2.700 01JAN09

Trade Type: FUTURE

170CT07 43.000 01JAN09

179.800 "01JA/_09

Trade Type: FIXED FINA

03JUN08 87.800 01FEB09

JBE&GOPENPOSITIONS

Database: Zainet_MerantProd

SCE&G Outstanding Positions

Trade Price Market Price Total Cost

_========== ============ ===_=====_=======

3.363 0.000 (627,317.50)

689.500 560.400 924,427.20

30.480 29.888

060CT08 14:41

a/o 30SEP08

Current Value Mark to Market

===============z==== ==============.=====

0.00 (627,317.50)

(724,784.00) 199,643.20

(143,700.00) 0.00 (143,700.00)

153,409.70 (724,784.00) (571,374.30)

3.555 3.123 (896,305.00)

762.040 595.040 (3,916,776.90)

26.845 22.314

759,684.30 (136,620.70)

3,659,496.00 (257,280.90)

(1,612,100.00) 1,338,840.00 (273,260.00)

......................................

(6,425,181.90) 5,758,020.30 (667,161.60)

2.565 6.019 (980,460.00)

726.562 568.524 (9,589,052.90)

28.835 23.364 (3,645,750.00)

0.340 1.940

1,583,814.40 603,354.40

7,788,000.00 (1,801,052.90)

2,959,440.00 (686,310.00)

(102,000.00) 582,000.00 480,000.00

(14,317,262.90) 12,913,254.40 (1,404,008.50)

7.475 1.953 (2,140,245.00)

714.401 553.380 2,042,097.60

32.080 (4,210,300.00)

(4,308,447.40)

38.960

6.815 1.726 (1,596,400.00)

392,047.70 (1,748,197.30)

216,540.00 2,258,637.60

3,448,600.00 (761,700.00)

........................................

4,057,187.70 (251,259.70)

303,464.60 (1,292,935.40)
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TradeDate ContractsMonth
=========©== ============ =======

Trade Type: FIXED SWAP

29JUL08 40.200 01FEB09

Trade Type: FtTIIrRE

03JUN08 0.000 01FEB09

Trade Type: OPTION

03JUN08 25.000 01FEB09

153.000 *01FEB09

Trade Type: FIXED FINA

04JUN08 47.700 01MAR09

Trade Type: FIXED SWAP

29JUL08 62.200 01FLAR09

Trade Type: FUTURE

170CT07 35.000 01MAR09

Trade Type: OPTION

04JUN08 35.000 01MAR09

179.900 *01FLAR09

Trade Type: FIXED FINA

04JUN08 16.400 01APR09

Trade Type: FIXED SWAP

29JUL08 48.200 01APR09

Trade Type: FUTURE

17OCT07 30.000 01APR09

Trade Type: OPTION

04JUN08 47.000 01APE09

141.600 *01APR09

Trade Type: FIXED FINA

24JUN08 30.000 01MAY09

Trade Type: FIXED SWAP

29JUL08 43.200 01MAY09

Trade Type: FUTURE

170CT07 25.000 01MAY09

Trade Type: OPTION

10JUN08 25.000 01MAY09

JBE&GOPENPOSITIONS 060CT08 14:41

Database: ZainetMerantProd a/o 30SEP08

SCE&G Outstanding Positions

Trade Price Market Price Total Cost Current Value Mark to Market

=========== ======_===== .================= ==================== ====================

585.864 451.080 (2,530,431.30) 3,238,110.00 707,678.70

48.635 32.220 1,964,250.00 0.00 1,964,250.00

2.130 0.090 (532,500.00) 22,500.00 (510,000.00)

..........................................................

(2,695,081.30) 3,564,074.60 868,993.30

3.023 3.169 (270,847.50) 681,599.20 410,751.70

513.542 396.500 (5,911,973.40) 4,932,460.00 (979,513.40)

8.970 7.930 (3,139,500.00) 2,775,500.00 (364,000.00)

1.187 4.800 (138,700.00) 560,000.00 421,300.00

..........................................................

(9,461,020.90) 8,949,559.20 (511,461.70)

0.615 2.071 (49,680.00) 168,072.80 118,392.80

408.035 349.875 (4,182,615.70) 3,747,550.00 (435,065.70)

8.070 7.775 (2,421,000.00) 2,332,500.00 (80,500.00)

0.832 2.894
(135,100.00) 464,140.00 329,040.00

..........................................................

(6,788,395.70) 6,712,262.80 (76,132.90)

0.735 2.938 (82,140.00) 297,528.90 215,388.90

372.102 320.948 (3,717,297.10) 3,381,696.00 (335,601.10)

8.010 7.828 (2,002,500.00) 1,957,000.00 (45,500.00)

0.268
0.971 (67,000.00) 242,750.00 175,750.00

..........................................................
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TradeDate ContractsMonth
=========== ..... ======== =======

123.200 *01MAY09

JBE&GOPENPOSITIONS

Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Trade Price Market Price Total Cost

=========== ============ ==================

(5,868,937.10)

060CT08 14:41

a/o 30SEP08

Current Value Mark to Market

==================== ====================

5,878,974.90 10,037.80

Trade Type: FIXED FINA

24JUN08 34.000 01JUN09 0.303 1.980

Trade Type: FIXED SWAP

29JUL08 42.700 01JI/N09 414.602 365.470

76.700 *0107/N09

(51,375.00) 334,831.00 283,456.00

(3,603,028.60) 3,392,515.00 (210,513.60)

.........................................................

(3,654,403.60) 3,727,346.00 72,942.40

Trade Type: FIXED SWAP

29JUL08 44.500 01JD-L09

44.500 *01JUL09

361.640 314.925
(3,787,851.20) 3,593,375.00 (194,476.20)

..........................................................

(3,787,851.20) 3,593,375.00 (194,476.20)

Trade Type: FIXED SWAP

29JUL08 37.100 01AUG09

Trade Type: FUq"JRE

25MAR08 7.000 01AUG09

44.100 *01AUG09

307.359 261.024

8.940 8.157

(3,277,114.20) 3,026,247.00 (250,867.20)

(625,800.00)

(3,902,914.20)

570,990.00 (54,810.00)

........................................

3,597,237.00 (305,677.20)

Trade Type: FIXED SWAP

29JUL08 24.600 01SEP09

Trade Type: FUTURE

25MAR08 7.000 01SEP09

31.600 *01SEP09

268.021 221.130

8.960 8.190

(2,280,522.40) 2,014,740.00 (265,782.40)

(627,200.00) 573,300.00 (53,900.00)

.........................................................

(2,907,722.40) 2,588,040.00 (319,682.40)

Trade Type: FIXED SWAP

29JUL08 23.700 01OCT09

Trade Type: FUTURE

25MAR08 i0.000 01OCT09

33.700 "01OCT09

225.889 181.940

9.030 8.270

(2,296,617.40) 1,959,990.00 (336,627.40)

(903,000.00) 827,000.00 (76,000.00)

......................................

(3,199,617.40) 2,786,990.00 (412,627.40)

Trade Type: FIXED SWAP

29JUL08 11.600 01NOV09

11.600 *01NOV09

155.415 119.840 (1,288,817.80)

(1,288,817.80)

992,960.00 (295,857.80)

........................................

992,960.00 (295,857.80)

Trade Type: FIXED SWAP

29JUL08 11.400 01DEC09

11.400 *01DEC09

105.355 80.415
(1,335,157.20) 1,018,590.00 (316,567.20)

(1,335,157.20) 1,018,590.00 (316,567.20)

Trade Type: FIXED SWAP
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TradeDate ContractsMonth
===============================
29JUL08 5.40001J_LNI0

5.400*01JILNI0

Trade_pe:FIXEDSWAp

29JUL08 0.900 01FEB10

0.900 *01FEB10

1,559.700

JBE&GOPENPOSITIONS

Database: ZainetMerant_Prod

SCE&G Outstanding Positions

Trade Price Market Price Total Cost

=========== ============ ==================

58.674 45.800 (634,506.80)

(634,506.80)

060CT08 14:41

a/o 30SBP08

Current Value Mark to Market

==================== ====================

494,640.00 (139,866.80)

........................................

494,640.00 (139,866.80)

10.378 9.150
(93,405.60) 82,350.00 (11,055.60)

..........................................................

(93,405.60) 82,350.00 (11,055.60)

......................................

(70,515,313.70) 65,990,077.90 (4,525,235.80)


